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Abstract: In this paper, we present two type of contributions to the study of two-phases problems. In
such problems, the main focus is on optimising a diffusion function @ under L* and L' constraints, this
function a appearing in a diffusive term of the form —V - (aV) in the model, in order to maximise a
certain criterion. We provide a parabolic Talenti inequality and a partial bang-bang property in radial
geometries for a general class of elliptic optimisation problems: namely, if a radial solution exists, then
it must saturate, at almost every point, the L™ constraints defining the admissible class. This is done
using an oscillatory method.
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1. Introduction

1.1. Scope of the paper, informal presentation of the problem

Scope of the paper In this paper, we aim at investigating several properties for a natural shape
optimisation problem that arises in heterogeneous heat conduction: what is the optimal way to design
the properties of a material in order to optimise its performance? This question has received a lot
of attention from the mathematical community over the last decades [1, 10-16,22, 30] and our goal
in this paper is to offer some complementary qualitative results. Mathematically, these problems are
often dubbed two-phase problems and write, in their most general form, as follows: considering that
the piece consists of a basic material, with conductivity @ > 0, we try to find the best location w for the
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inclusion of another material having conductivity 8 > «. The resulting diffusive part of the equation
under consideration writes

—V-((a+(,8—a/)lw))V-). (1.1

This diffusive part is supplemented with a source term, and can be considered in elliptic or parabolic
models. We study some aspects of both cases in the present paperin the case of radial geometries. To
state the generic type of question we are interested in, we write down the typical equation in the elliptic
case: for aball Q, a source term f € L*(Q) (the influence of which is also discussed) and an inclusion
w C Q, let u® be the unique solution of

(1.2)

-V ((@+B-a)1,)Vu)=f inQ,
u’ =0 on 0Q).

We consider a volume constraint, enforced by a parameter V; € (0; Vol(Q2)), and we investigate the
problem

sup  J(w) := fQ J(ue),

wcQ ,Vol(w)=V,

for a certain non-linearity j. More specifically, we consider the set
MQ) :={aec L”(Q): a=a+ (8- a)l, for some measurable w C Q, Vol(w) = V,}, (1.3)

also called the set of bang-bang functions, as well as its natural compactification for the weak L™ — x
topology,

AQ) = {aeL“(Q),aéas,B,fa: Vo = aVol(Q)+(,B—oz)V1}.
Q

For a € A(Q), we define u, s as the solution of (1.2) with @ + (8 — @)1, replaced with a. We will be
interested in two formulations: the initial (unrelaxed) one

sup f J(ua)
aem@) Jo

as well as the relaxed one

w [ o
aceAQ) JQ

It should be noted that we will also for some results have to optimise with respect to the source term
£, but that the main difficulty usually lies in handling the term a. The two formulations of the problem
have their interest, as it may be interesting to see when the two coincides. In other words, is a solution
to the second problem a solution of the first one? Let us already underline several basic facts: first,
as is customary in this type of optimisation problems (we detail the references later on and for the
moment refer to [31]) we do not expect existence of solutions in all geometry, and the proper type
of relaxation should rather be of the H-convergence type. Nevertheless, we offer some results about
these two problems. Second, the type of problems we are considering are not energetic (in the sense
that the criterion we aim at optimising can not a priori be derived from the natural energy associated
with the PDE constraint). This leads to several difficulties, most notably in handling the adjoint of
the optimisation problem and in the ensuing loss of natural convexity or concavity of the functional
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to optimise. Third, we distinguish between two types of results: the first type correspond to Talenti
inequalities, where we rearrange both the coefficient a and the source term f. In the elliptic case,
this follows from results of [6], and our contribution here is the application of these methods to the
parabolic case. A second type of result, given in Theorem II, deals with a possible identification of the
two formulations (i.e., if a solution to the relaxed problem exists then it is a solution of the unrelaxed
one) in radial geometries, and we do not need for this second type of results to rearrange the source
term f. This result is the main contribution of this article.

Informal statement of the results Our goal is thus threefold. For the sake of presentation we
indicate to which case (i.e., optimisation with respect to a, f or both) each item corresponds. We write
u, s for the solution of the equation with diffusion a and source term f. We will need a comparison
inequality provided in [6] and that we recall in Theorem A.

1) Existence and partial characterisation in radial geometries (optimisation with respect to «
and f) This matter of existence and/or characterisation of optimal a in the case of radial
geometries is the topic of the two first results. The Talenti inequality from [6] leads to a
comparison principle, but leaves open the question of the existence of optimal shapes: if Q is a
centred ball, is there a radially symmetric solution a* to the optimisation problem in Q of the
form

a=a+B-al,

for some measurable subset w* C Q2?7 We prove in Theorem I that it is the case when the function
J is convex and we also allow ourselves to rearrange the source term f. We use the ideas contained
in [15] to do so and prove this theorem for the sake of completeness; we highlight that the main
contribution here is to prove that the methods of [15] work for non-energetic functionals.

2) Weak bang-bang property under monotonicity assumption in radial geometries
(optimisation with respect to a) The second result of the “elliptic problem” part, is the main
result of this paper, Theorem II. In it, we give a weak bang-bang property that does not require
convexity assumptions on the function j (and so no clear convexity on ). Namely, we prove
that if, in a centred ball €, a solution a* to the optimisation problem exists, and if j is increasing,
then this solution has to be of bang-bang type. It is notable that, in this theorem, we do not
require the term f to be rearranged as well and that we can handle non-energetic problem. This
is proved by introducing, for two-phase problems, an oscillatory method reminiscent of the ideas
of [25].

3) Comparison results for parabolic models (optimisation with respect to time-dependent a
and f) We provide, in Theorem III, a parabolic Talenti inequality. The proof is an adaptation of
a result of [29], combined with the methods of [6].

Plan of the paper This paper is organised as follows: in Section 1.2 we present the models, the
optimisation problems and give some elements about the Schwarz rearrangement. In Section 1.3 we
state our main results. Section 1.4 contains the bibliographical references. The rest of the paper is
devoted to the proofs of the main results. Finally, in the Conclusion, we state several open problems
that we deem interesting.
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1.2. Mathematical model and preliminaries
1.2.1. Admissible sets

Henceforth, Q is a centred ball in R? , and V;, € (0; Vol(Q)) is a fixed parameter that serves as a
volume constraint. As explained in the first paragraph, we are interested in both elliptic and parabolic
models. This leads us to define two admissible classes: the first one, used for elliptic problems, is

AQ) = {aeL‘”(Q): a<a<pfae. inQ,f
Q

a= VO} (1.4)
while the second, defined for a certain time horizon 7 > 0, is
A T) ={ae L¥(0;T)xQ): a<a<pPae. in(0;T)xQ,

forae. r€ (0;7) ,f

Q

a(t,-) = Vo} (1.5)

The set of admissible sources, on which we also place a volume constraint modelled via a constant
Fy € (0; Vol(Q)), is

T(Q)::{feL‘”(Q):O<f<1a.e.inQ,ff:Fo}. (1.6)
Q
Similarly, we define, in the parabolic case,

FQT):={feL”(0;T)xQ): 0< f<lae in(0;T)xQ,

fora.e. r € (0; T)f

Q

f@,) = Fo}- (1.7)

1.2.2. Statement of the equations and of the optimisation problems

Main equation in the elliptic case In the elliptic case, the main equation reads as follows: for any
a € A(Q) and any f € F(Q), U4 1s the unique solution of

_V : V ell,a = 1 Q B
(aVienay) = f %n (1.8)
Uella,r = 0 in Q.
The solution w4, is the unique minimiser in Wé’z(Q) of the energy functional
: W@ L avap 1
Eof Wy Q)2 um 3 alVu|” - | fu. (1.9)
Q Q

Remark 1. Although for the classes A(Q) and A(Q; T) the lower bounds 0 < a < a ensure coercivity
of the associated energy, it may be asked whether the non-negativity constraint on the sources can be
relaxed. It may be difficult, as we need in our proofs the following crucial fact: when Q is the ball,
when f and a are radially symmetric functions of A(Q) and F () respectively, the solution u, s is
radially non-increasing in Q. This may not be the case, for instance when f < 0 close to the center of
the ball. Thus we choose simplicity and assume f > 0 almost everywhere.
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In the elliptic case, the goal is to solve the following problem: let j € C'(R) be a given non-linearity,

then the problem is
sup {j an(a, f) := f J (Meu,a, f)} . (Pen,)
Q

acAQ),feF (Q)

In [6], a comparison result that we will use later on is proved; we recall it in Theorem A. This
comparison result states roughly speaking, that if j is increasing, there exist two radially symmetric
functions @ and f* such that Je(a, ) < Je(@, f), with f* still admissible; a, however, may violate
some constraints. Here, our main contribution is Theorem I, in which we prove it is possible to choose
a radially symmetric & that satisfies the constraints if we assume that j is convex and C2. This is done
by adapting the methods of [15].

Second, in Theorem II, we are interested in the following alternative formulation: f € ¥ (Q) being

fixed, solve
sup {j cn(a) = f J (uell,a, f)} (Perr,jr)
Q

acAQ)

We prove, using an oscillatory technique that, if a solution a* exists and if j is increasing, then we must
have a* € M(Q). We underline that this result does not require rearranging f.

Main equation in the parabolic case In the parabolic case, the main equation reads as follows: for
any a € A(; T), any f € F(; T), Uparap,a,r 18 the unique solution of

Ottparab,a, .
—2el — V- (aVipaavap) = 0 (0;T) X Q,

Uparab,a,f = 0 on 0Q) s (110)
uparab,a,f(()’ ) =0 in Q.

The parabolic optimisation problem assumes the following form: for two given non-linearities j; and
j» in C'(R) we consider the optimisation problem

sup {Jparab(a9 f) = ff jl (uparab,a,f) + f j2 (uparab,a,f(T))} . (Pparab,jl,jz)
(0;T)xQ Q

ac AT, feF (T)

The main result is Theorem III, in which a parabolic isoperimetric inequality (with respect to the
coeflicient a) is obtained: namely, it is better to have radially symmetric a and f.

1.2.3. Preliminaries on rearrangements

In this section we recall the key points about the Schwarz rearrangement,which will be used
constantly throughout this paper, and about the rearrangement of Alvino and Trombetti [6, 7] that is
crucial in dealing with two-phase isoperimetric problems.

Schwarz rearrangement: definitions, properties and order relations We refer to section 1.4 for
further references, for instance for parabolic isoperimetric inequalities and for the time being we recall
the basic definitions of the Schwarz rearrangement. We refer to [19,20,23] for a thorough introduction.
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Definition 2 (Schwarz rearrangement of sets). For a given bounded connected open set € , the
Schwarz rearrangement € of € is the unique centred ball Bo, = B(0; Rq,) such that

Vol(Bg,) = Vol(Q). (1.11)

For rearrangements of functions, we use the distribution function: for any p € [1;+o0), for any
function u € L”(Q), u > 0, its distribution function is

w2 Ry 3t Vol({u > t}). (1.12)

Definition 3 (Schwarz rearrangement of a function). For any function u € LP(Qy) ,u > 0, its Schwarz
rearrangement is the unique radially symmetric function u* € LP(Q) having the same distribution
function as u. u® stands for the one-dimensional function such that u* = u"(c,| - |%) where cq :=
Vol(B(0; 1)).

As a consequence of the equimeasurability of the function and of its rearrangement” there holds:

V¥pe [1;+oo),Vu€L”(Qo),u>0,fu”: (u"?. (1.13)

Q Q;
Two results are particularly important in the study of the Schwarz rearrangement:

e Hardy-Littlewood inequality: for any two non-negative functions f, g € L*(Q),

ffg<ff*g*. (1.14)
Q o

e PolyaSzego inequality: for any p € [1; +00), for any u € W(;’p (€Q),u>0,

U € Wi(Q) and f | Vil < f Vul?. (1.15)
Q; Q

Finally, we will rely on an ordering of the set of functions.

Definition 4. Let Rq, > 0 be the radius of the ball Q. For any two non-negative functions f, g € L'(Qo)
we write

f=<g

VrE[();RQO],f f*<f g (1.16)
B(0;r) B(O;r)

This ordering [17] provides the natural framework for comparison theorems in elliptic and parabolic
equations [3, 4,28, 29,36-38]. The following property is proved in [4, Proposition 2]: for any non-
decreasing convex function F such that F(0) = 0, for any two non-negative functions f, g € L'(Q),

if

f<g—-F(f)<F(g). (1.17)

We now pass to the definition of rearrangement sets:

“Two functions are called equimeasurable if they have the same distribution functions.
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Definition 5 (Rearrangement sets). For any non-negative function f € L'(Qo) we define

Ca,)(f) :=={p € L'(Q),¢" = [} (1.18)

and

%o(f)—{soeL(Qo)so Oae., 90<ffgso=fgf}- (1.19)

The following result can be found in [8,27,34]: for any non-negative f € L'(Q), .#6(f) is a weakly
compact, convex set; its extreme points are the elements of Cq(f).

The Alvino-Trombetti rearrangement: definition and property The Alvino-Trombetti
rearrangement is very useful when handling two-phase problems, and was introduced in [6, 7] to
establish some comparison principles for some elliptic equations with a diffusion matrix. The goal is
the following: let u € WS’Z(Q) N L>(Q) be a non-negative function and let a € A(Q). We want to
prove that there exists a that is radially symmetric, such that a Id is uniformly elliptic and such that

f alVul* > f alvVu' . (1.20)
Q o

One defines a as the unique radially symmetric function such that

1 1
For a.e. t € (0; ||ul|;~) , f - = f —. (1.21)
pa {uzt) 4

It can be checked [15] that
a' e Ay (@)!).

Remark 6. In particular, if all the level-sets of u have Lebesgue measure zero and the gradient of u
does not vanish on these level-sets, this definition rewrites as

1 1
Fora.e. t € (0;]|u]|;~), — = f . (1.22)
‘ (wr=r) @|Vu| ju=r, @lVul

This fact follows from the co-area formula, which states in particular that

[
{uzc} 4 c {u=t} a|Vu| ‘

[7, Lemma 1.2] or [15, Proposition 4.9] assert that: forany u > 0,u € W1 2(Q) for any a € A(Q),
a being defined by (1.21), there holds

f alVul® > f alVu'>. (1.23)
Q Q*
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1.3. Main results
1.3.1. The elliptic case: Talenti inequalities and bang-bang property

Talenti inequalities for the relaxed problem Let us startby recalling an application of the Alvino-
Trombetti rearrangement to Talenti-like inequalities. Talenti inequalities originated in the seminal [36]
and have, since then, been widely studied [2—4, 8,9, 28,29, 37,38]. Roughly speaking, they amount
to comparing, using the relation <, the solution u of an elliptic problem with the solution u" of a
“symmetrised” elliptic equation. This first result [6] is the stepping stone to our main theorem and
holds for the relaxed version of the problem:

Theorem A ( [6], Comparison results, optimisation w.r.t. @ and f). Let Q be a centred ball. For any
a € AQ) and any f € F(Q), a being defined by (1.21), there holds

Ugpigr S Uellaf+- (1.24)

As a consequence, for any increasing function j,

f J(Uena, ) < f J(Ueng, ).
Q o

Thus, it seems quite interesting to investigate whether the optimisation problem (P ;) has a radial
solution. This would seem natural given the equation above. However, the Alvino-Trombetti
rearrangement only provides us with a rearranged coefficient @ such that the inverse (&)~' € #o.(a™").
This last set is however different from A(L2). The same problem arises when considering bang-bang
functions a. We nonetheless obtain existence properties for the unrelaxed problem.

Theorem I (Existence and bang-bang property in radial geometry for convex integrand, optimisation
w.rt. a and f). Assume j is a convex C? function. Let R > 0. Let Q = B(0;R). The optimisation
problem

sup f J(Weita,f)
aeM@Q), feF Q) Ja

has a solution (@, f) € M(Q) x F(Q).

The proof of this theorem is inspired by the proof of existence of optimal profiles for eigenvalue
problems in [15].

Finally, the last result for elliptic problems deals with a bang-bang property when optimising only
with respect to a: is it true that, if we just assume that j is increasing, if a solution a of (P ; ) exists,
then it is bang-bang? We can only partially answer this question, in the next theorem. It is the main
result of our paper.

Theorem II (Weak bang-bang property for increasing cost functions, optimisation w.r.t radially
symmetric a). Assume j is an increasing function such that j’ > 0 on R. Let R > 0. Let Q = B(0; R)
and f € F(Q). Then, if the optimisation problem

sup f J(Uena,f) (Peit,ja)
Q

acA(Q),a radially symmetric

has a solution a, there holds

a € M(Q) or; in other words, a = a + (B — a)l,, for some measurable w C Q.
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The proof of this theorem is based on the development of an oscillatory method recently introduced
in [25].

1.3.2. The parabolic case: time-dependent optimal design problems & application to parabolic
eigenvalue optimisation problems

In this second part, we state our main result devoted to the parabolic optimisation problem
(Pparab,j1,j»)- The proof of the parabolic isoperimetric inequality is done by adapting the proofs of
Theorem A and of [29, Theorem 2.1]. For the sake of clarity, for a function u of two variables
u = u(t, x), the notation u*(t,-) stands for the Schwarz rearrangement of u(z,-) with respect to the
space variable x.

Theorem III (Comparison results, optimisation w.r.t. a and f). Let Q = B(O;R). Let a € M(Q;T)
and f € F(Q;T). Then there exists a radially symmetric function a defined on (0; T) X Q such that
a < a < B almost everywhere and such that, for almost every t € (0;T) and every r € (Q;R) there

holds
f uparab,a,f S f Uparab,a, f* -
B(0;r) B(0;r)

In particular, if j, and j, are convex increasing functions there holds

jparab(aa f) < jparab(&’ f*)
Let us now offer some comments about this result, and about the method of proof.

Remark 7 (Comments on Theorem III). 1) The first thing that has to be noted is that, exactly as in
the elliptic case, although the new weight a satisfies the correct upper and lower bounds a < 3,
there is a priori no guarantee that a € M(Q). Some other arguments would then be needed in
order to conclude as to the integral constraint. It is not clear at this stage how one may go about
this question.

2) The second remark has to do with the method of proof that is employed. The two main available
approaches in the context of parabolic equations are, on the one hand, dealing with the
parabolic problem directly, as is done in [29] and as we do here, and on the other hand by
time-discretisation of the evolution problem, as in [3]. We believe the second of these
approaches may prove more delicate. To see why, let us recall the main steps of the proof of [3]:
the authors, which in particular try to prove a comparison result for rearrangement of the source

[ in the parabolic equation

ou
= _Au=
at u f’

approximate this equation by the discretisation with time step N € N*

N(ug1n — win) — Atk v = fin

where fin = N fk(/];rl)/N f. On each of these discretised problem, they use an elliptic Talenti

inequality, yielding a comparison with the solution of the same system with [\, as a right-hand
side. This Schwarz symmetrisation operation is independent of the time-step (in the sense that
the definition of f* does not depend on the time step N). In our case however, since the
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Alvino-Trombetti rearrangement depends on the function Upayq s evaluated at the time t, this
would translate, at the discretised level, as a rearrangement that would depend on both indexes k
and N. This may lead to potential difficulties in passing to the limit.

Let us underline that this type of parabolic comparison results can be very useful when dealing with
parabolic eigenvalue optimisation problems, as is done for instance in [32, Theorem 3.9].

1.4. Bibliographical references

In this paper, we offer contributions that may be viewed from several point of views, each of which
stemming from very rich domains in mathematical analysis.

Two-phase spectral optimisation problems Two-phase optimisation problems have a rich history,
and are deeply linked to homogenisation phenomenas. We refer, for instance, to [1, 31] for a
presentation of this rich theory, and we underline that one of the striking features of these problems is
that there is often a lack of existence results. These results are typically obtained by proving that
should an optimiser exist, then an overdetermined problem that can only solved in radial geometries
should have a solution. This is done by using Serrin type theorems [35], and this phenomenon occurs
in dimension d > 2. A typical and famous example of such problems is the optimisation of the first
Dirichlet eigenvalue of the operator —V - (aV) under the constraint that a € A(). To the best of our
knowledge, the proof of non-existence of an optimal a* € A(Q) when Q is not a ball was only
recently completed in a series of papers by Casado-Diaz [10-12]. However, these negative results in
the case of non-radial geometries do not allow to conclude as for the existence and/or characterisation
of optimisers in radially symmetric domains. In this case, the same spectral optimisation problem
being under consideration, the first proof of existence can be found in [15], using the
Alvino-Trombetti rearrangement. We borrow from their ideas in the proof of Theorem I (and we
highlight the fact that we do not consider here energetic problems). To underline the complexity of
this spectral optimisation problem, let us also mention [22], in which it is shown that, in the ball, the
qualitative features of the optimiser a* strongly depend on the volume constraint. We also refer
to [13,26] for the study of the spectral optimisation of operators with respect to a weight a € A(Q)
that appears both in the principal symbol —V - (aV) and as a potential.

Elliptic and parabolic Talenti inequalities Talenti inequalities, which originate in the seminal [36]
have been the subject of an intense research activity. For parabolic equations, the study of such
inequalities started, as far as we are aware, in the works of Bandle [9], Vazquez [38] and were later
deeply analysed by Alvino, Trombetti and Lions [2, 3] on the one hand, and by Mossino and
Rakotoson on the other [29]. We would like to mention that we have recently obtained a quantitative
parabolic isoperimetric inequality for the source term in [24]. Alvino, Nitsch and Trombetti have
recently proved an elliptic Talenti inequality under Robin boundary conditions, using a very fine
analysis of the Robin problem [5]. This Robin Talenti inequality was then used in, for
instance, [21,33].
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2. Proof of Theorem I

Proof of Theorem I. For the first part of the theorem, we consider the case Q2 = B(0; R) where R > 0 is
a fixed constant. We work with functions a € t(€2). In other words, there exists w C £ measurable
such that
a=a+B-al,,
and we aim at solving
sup  J(f,a) = f J(Ueta f),
aeM(Q), feF (Q) Q
under the assumption that j is convex on R,.

Let us first note that for any a € M(Q) we have a* = @ + (B — @)l where B* = B(0; r*) satisfies
BVol(B*) + Vol(Q\B*) = V. As a consequence, for any a;,a, € M(Q),

H (@)™ = A ((a)™)

where % (-) is the rearrangement class defined in definition 5. For the sake of notational convenience,
we define
K := # (a”") where a is any element of M(Q).

By Theorem A, for any a € A() there exists a radially symmetric & such that
a'ef,J@f)>Ja.f)

where f is simply the Schwarz rearrangement of /. By convexity of the functional with respect to f, f
is a bang-bang function. We henceforth consider it fixed and focus on optimisation with respect to a.

The problem with this reformulation is that there is a priori no guarantee that a € Mi(€2), and it
is in general false. To overcome this difficulty, we now focus on a slightly simplified version of our
problem:

_V ' V a) = f i Q ’
Sup fj(ua) where U, solves { (a u ) f m (21)
Q

a radially symmetric s.t. aeQ U, = 0 on 0€).

Another refomulation, a priori encompassing a larger class, is

-V-(Ivw)=F inQ,
v, =0 on 0Q.

u

sup (7{ (n) = f j(v#)) where v, solves { (2.2)
Q

fi radially symmetric s.t. uef

We now proceed in several steps, following the ideas of [15]:

1) Existence of solutions to (2.2): we first prove, in lemma 8, that there exists a solution u to (2.2).
This is done via the direct method in the calculus of variations.
2) The bang-bang property for x: we then prove, in lemma 9, that any solution u of (2.2) is a bang-
bang function. In other words, there exists a measurable subset w C Q such that
1

a+B-al,

This is done via a convexity argument. As a consequence, % € M(Q), hence concluding the proof.

o=
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Existence of solutions to (2.2) The main result of this paragraph is the following lemma:

Lemma 8. There exists a solution u of the variational problem (2.2).

Proof of Lemma 8. We first note the following fact: if a sequence of radially symmetric functions
{ue) € KN weakly converges in L™ — * to ., (which is an element of & by the closedness of { for the
weak convergence, see [27]) then, up to a subsequence,

Hw) > Huw).

Obtaining this result boils down to proving that, for any sequence of radially symmetric functions
{ux} € {N weakly converges in L™ — * to y., there holds
(yk i ,uoo) = (v#k 2, Vi @€ UP to a subsequence).

Indeed, it then simply suffices to use the dominated convergence theorem to obtain the required result.
Let us then prove that for any sequence of radially symmetric functions {1} € &N weakly converging
in L® — % to U,

Ve > Vi, i L*(Q). (2.3)

However, since we are working with radially symmetric functions, this follows from explicit integration
in radial coordinates of

-V-(Ivy,)=f inQ,
vy =0 on JQ

which gives, for any k € IN (and with a slight abuse of notation),

() = —u(r) f S f(s)ds.
0

Thus, from the Rellich-Kondrachov embedding

Vi

k—o0

weakly in W,*(Q),
ﬁ 00 .
strongly in L*(Q).

It suffices to extract a subsequence that is converging almost everywhere.

We turn back to the proof of the lemma: let {u;}en be a maximising sequence for (2.2). Since
the set & is weakly compact, and since for any k € IN g is radially symmetric, there exists a radially
symmetric [, € R such that, up to a subsequence,

M = Hoo weakly in L™ — .

Hence, up to a subsequence,

7‘{(:uk) kjoo 7‘((/100)

so that u., is a solution of (2.2). O
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The bang-bang property for 1 We now present the key point of the proof of Theorem I, the bang-
bang property.

Lemma 9. Any solution i of (2.2) is of bang-bang type: there exists w C Q such that

1
Ca+B-a)l,

Proof of lemma 9. We argue by contradiction and assume that there exists a solution g of (2.2) that is
not of bang-bang type. We will reach a conclusion using a second order information on the functional
‘H, namely, by using the first and second order Gateaux-derivative of the functional H. Let us first
observe that it is standard [18] to see that the map & > u — v, is Giteaux-differentiable. Furthermore,
for a given u € K and an admissible perturbation % at u (i.e., such that u + th € & for t > 0 small
enough) the first order Gateau-derivative of v, in the direction 4 is the unique solution v, () of

u

Ve h _ :
V- (4Vi,(m) + V- (4Vv,) =0 inQ, o4
Vu(h) =0 on 0Q2,
and the first Gateaux-derivative of H at u in the direction 4 is given by
Aokl = [ 700 2.5)
Q
This leads to introducing the adjoint state p,, as the unique solution of
1 — :
-V (prﬂ) =j(v,) nQ, 2.6)
pu=0 on 0Q2,

Remark 10. It should be noted that by explicit integration of the equation on v, in radial coordinate,
vy € L*(Q); as a consequence, j'(v,) is an L™ function, so that p, is well-defined.

Multiplying, on the one hand (2.4) by p,, on the other hand (2.6) by v,, and integrating by parts
gives
. 1 . h Vv, Vp
w@m=j¥wmﬂmm:—f7wmﬂmﬁ—f%@i:i)
oM QM Q HoH

We now compute the second order derivative of the criterion in a similar manner: the second order
Gateaux derivative of v, at y in the direction 4 is zero. In other words, denoting by ¥, this second order
derivative, we have

(2.7)

=0.

Indeed, this follows from the explicit computation of v, as

w%m:wmeWMs
0

Thus, it appears that 4 +— v, is linear. As a consequence we have that the second order Gateaux
derivative of H at u in the direction A, henceforth abbreviated as H(u), is given by

ﬂw=ffwwﬁ+fﬂmm=IWWWJ. (2.8)
Q Q Q
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Hence, if j is convex, so is H. Thus any solution x of (2.2) is an extreme point of K. In other words
uecC (@) where a is any element of M(Q).

It follows that /% € M(Q). O

Conclusion of the proof As noted at the beginning of the proof, for any a € M(CQ2) there exists a
such that @~! € & and such that J(@, f) > J(a, f). Since

1 _
7.{ (:) = j(av f)
a
it follows that

J @, f) < H(m) where [i is the solution of (2.2) given by lemma 8.

From proposition 9 y is a bang-bang function. As a consequence, = := a is an element of (). Thus

==

T, ) <T@ f)<H@=Ia@,f).

Thus a is a solution of the initial optimisation problem.
The proof of the theorem is now complete. O

3. Proof of Theorem II

Proof of Theorem II. Throughout this proof we assume that we are given a radially symmetric solution
a of the optimisation problem

sup f J(Uetia,f)
acA(Q),a radially symmetric J Q

and we want to prove that a € (). To reach the desired conclusion we argue by contradiction and
we assume that a ¢ M(Q). We emphasise once again that this proof does not require rearranging the
source term f. Since f is assumed to be fixed, we write J(a) for J(a, f) = fg J(Uenq,r) and u, for
Uella,f-

Let us single out the following result, that follows from direct integration in radial coordinates of
(1.10):

Lemma 11. For any radially symmetric a € A(Q) and f € F(Q), u, € WH(Q), u, is radial and we
furthermore have, with a slight abuse of notation, for a.e. r € (0; R),

1
a(r)ré-1

u,(r)=—

fo T f(&)dé. 3.1)

In particular, u;, is a non-positive function and, for any & > 0, supy.x u, < 0. It is strictly decreasing if
f > 0in a neighbourhood of 0.
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We now compute the Gateaux derivatives of both the maps a = uey 4 and of a — J(a) (we note
that the fact that both maps are Gateaux differentiable follow from standard arguments). We note that,
to compute them, it is not necessary to assume that the coefficients a and f are radiallly symmetric.

The first-order Gateaux derivative of ucy, s at a in an admissible direction £ (i.e., such that a + th €
A(Q) for ¢ > 0 small enough), denoted by it,, is the unique solution to

-V .(@aVi,) =V-(hVu,) inQ,
(3.2)
i, =0 on 0Q).
The Gateaux derivative of J at a in the direction 4 is given by
F@in = [ jwi, (33)
Q
This leads to introducing the adjoint state p, as the unique solution to
=V (aVpy) = j(u) nQ, (3.4)
Pa=0 on Q.
Multiplying (3.4) by i1, and (3.2) by p, and integrating by parts gives
j((l)[l’l] = fj/(ua)ua = fa<vpa , Vi) = — f h(Vua, Vpa>- (35)
Q Q Q

In the same way, the second order Gateaux derivative of u, at a in the direction &, denoted by ii,, is the
unique solution to

-V - (aVii,) =2V - (hVi,) inQ,
(3.6)
i, =0 on 092,
and the second order Gateaux derivative of J at a in the direction 4 is given by
J(@)lh, h] = f J (Ua)(it)* + f J (Ua)ily. (3.7)
Q Q

However, multiplying (3.6) by p,, integrating by parts and using the weak formulation of (3.4) yields

f J (i = f (¥ pa, Vitg) = =2 f W(Vit , Vo). (3.8)
Q Q Q

Plugging (3.8) in (3.7) gives

Fahh = f ) t)? =2 f W(Vitg . Vpa). (3.9)
Q Q

We now use the radial symmetry assumption: since &, a and f are radially symmetric, and since u,,(0) =
i,(0) = 0, (3.2) implies, in radial coordinates, as

—ait, = hu,. (3.10)

Furthermore, we have the following lemma:
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Lemma 12. If j’ > 0 on R, then p, is a radially symmetric decreasing function:
p.. < 0in (O;R).

Proof of Lemma 12. The fact that p, is decreasing simply follows from, first, the strong maximum
principle which implies that
u, >01in [O; R)

and, second, from explicit integration of the equation on p, in radial coordinates, which gives

1 r
po(r) = ———— f 7 (u)r'dr < 0 for r > 0.
a(ryri-t J,

O
The radiality of p, implies
(Vity, Vpa) = ity
As a consequence of (3.10), we have, for a constant M,; > 0
R
—~ f Vit ,Vpa)y =My f = h(ryid (r)pl(r)dr
Q 0
R p/
= Mdf a(r) (it,)* —=(r)dr
0 u,
R ap/
= Mdf a(r) (it,)? 2(r)dr.
0 au,
Let us first define
ap,
¢:re(O;Rl = —=(n).
We observe that ¢ > 0 in (0; R] and that, as r — 0,
(1.0
lirrrl)ionfgo(r) > lirrrl)ionf% > 0. (3.11)

If £ > 0 in a neighbourhood of 0 then we can extend ¢ by I (j'f(é;) Y > 0in 0. If on the other hand f = 0

in a neighbourhood of 0, then ¢ — +co when r — 0. In any case, there exists a constant A > 0 such
that

A
@ > 70 > 0in [0; R].

We define the function
D:Q>x p(a]),

and we thus have

R
- f (Vi ,Vp,y = —2M, f = ()i (r)pl(r)dr
Q 0
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R p/
= 2Mdf a(r) (u;)2 —(r)dr
0

ull
=2 f ®a|Vii,|?
Q

> Ao f a|Vi,|.
Q

Finally, as j € C*(R,) and u, € L*(Q) there exists a constant B > 0 such that
J'(ug) > —Bin Q. (3.12)

We end up with the following estimate on J(@l[h,h:

J(@lh, h] = f J () (it)* =2 f mVita, Vpa) (3.13)
Q Q

>A0fa|vua|2—3fu§. (3.14)
Q Q

Remark 13. It should be noted that, at this level, we recover the convexity of the functional [ if we
assume that j' > 0. Indeed, in that case we can take B = 0.

Let us now turn back to the core of the proof: we have a maximiser a ¢ (). Let
w:={a<a<pl.

Since a ¢ M(Q),
Vol(@) > 0.

Furthermore, for any 4 € L*(&), extended by 0 outside of @ and such that fw h = 0, we have (since
both 4 and —h are admissible perturbations at a)

J(@)[h] = 0. (3.15)

To reach a contradiction, it suffices to build # € L*(&®)\{0} such that
f hl; = 0 and J(a)[hl;, h15] > O. (3.16)
Q

Actually, by approximation it suffices to build 4 € L*(®) such that (3.16) holds. For the sake of
notational simplicity, for any & € L*(®), we identify & with hl; € L*(Q). To obtain the existence of
such a perturbation we single out the estimate

J(@lh,h] > A f

a|vua|2—3fu3. (3.17)
Q Q

We introduce the sequence {07, ¥ }ren: Of eigenvalues of the operator —V - (aV). We pick a non-
decreasing of the eigenvalue sequence:

O<og<0o1<...<0, > +00.

k—o0
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The eigenequations are given by

—V-(ank) = O'klﬁk inQ,
Vke N* {y =0 on 0Q2, (3.18)
Jui=1

For any admissible perturbation £ at a, we decompose i, in this basis as

it = ) (s (3.19)
k=1

where the coefficients {a;(h)};cn+ are determined by equation (3.2). If we assume that, for an integer
K large enough, we have

Vk < K, ax(h) = O,Z ai(h)? > 0 (3.20)
k=K

then we obtain, by expanding the right hand-side of (3.17),

J(@[hly, hlg] = A Z owan(h)? — B Z aw(h)? = (Aog — > 0. (3.21)
k=K k=K
As a consequence it remains to construct a perturbation £ such that
V- (Vi) = ) mib (3.22)

k=K

We need however to be careful, since V - (hVu,) merely lies in W="2(Q). To overcome this difficulty,
we define, for any h € L*(®), the coefficient

m(h) = fg h{Vu, , V). (3.23)

Since V - (hVu,) € W=12(Q), each of this quantities is well-defined. Furthermore, setting, for any
ke NN,

ai(h) ::fgl//kua (3.24)

we have

ax(h) = f Wity = — f (Vi Vi) = T, (3.25)
Q Ok Jo

Ok

Since i1, € Wé’z(Q) we have, in Wé’z(Q), the decomposition

_ Z i, (326

As a consequence, to ensure a decomposition of the form (3.19) it suffices to find, for K large enough,
an h € L*(®) such that
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e h is radially symmetric,

® |lAll2@) =1,

e Foranyk=1,...,K—-1,m(h) =0,
e There holds [ hlz= [ h=0.

We define erad(&)) as the space of radially symmetric functions in L*(@®). Let us first note that for any
k € {1,..., K} the linear maps n; := h +— n;(h) are continuous on Lfad(cl)). This continuity property is
a consequence of the radial symmetry assumption on the coefficients, which from Lemma 11 implies

that Vu, € L*(Q). Indeed, we can then simply write

(M| < (Va1 f | - Vil
Q

< |IVuall=@ IVl @1l 2@
= ||Vua||L°°(Q)||V¢’k||L2(Q)||h||L2(<:)),

whence the continuity.
Defining Ry € L2 (@) as

Ro(h) ::fh,

which is obviously continuous on L*(&) we are hence looking for /; such that

K-1
lilliza) - b € ker(Ro) 0 [ﬂ ker(nk))- (3.27)

k=1

2

However, L; (@) is an infinite dimensional Hilbert space, ker(R,) and ﬂf;ll ker(r;) are closed

T

subspaces of finite co-dimension, hence ker(Ry) N (ﬂf:]l ker(nk)) has finite co-dimension. In
particular it is non empty, so there exists sx such that (3.27) holds. The conclusion follows.
m]

4. Proof of Theorem III

Proof of Theorem III. For the proof of the parabolic Talenti inequalities we follow the main ideas of
[29, Theorem 2.1] and of [7]. Since the proof is very similar we mostly present the main steps. To
alleviate notations, we simply write u, s fOr Uparapqr. For a fixed a € M(Q; T), we define, for almost
every t € (0;T), a(z, -) as the Alvino-Trombetti rearrangement of a(z, -) with respect to u, ¢(z, -). In other
words, for almost every ¢ € (0; T') and almost every s € (0; ||ug (2, )llz),

f : f :
u (1:)25) a(t, ) {ttg 1 (1)) a(t,-)’

From [7, Proof of Lemma 1.2] we have, with S ; = dVol(B(0, 1))5,

d 1\ d
S 24, (1, ) <(—— f —)(—— f alVu,, |2).
el ds Ju, 055 @)\ dS i 9>5) !
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Let @ is the one-dimensional counterpart of @ (i.e., & = a(c4|-|%)). Then, as in [7], there holds, almost
everywhere,

d P L
- ()
ds {utg, £ (1,)>5) a a

On the other hand the same arguments as in [3, Proof of Theorem 1] (see also [36]) show that, almost
everywhere

d ouy,
_d_ a|Vua’f|2 = f (f — f)
S Hutg,p(2,)>s) {t,f(£,)>s)
We can hence conclude that
— _2 /’lua Gua
S G, (1777 = (,9) (f - f) 4.1)
{ug,r>1}

We now rewrite

[ i,
(as(ty>s) O 0 ot

Introducing as in [29] the function k defined as

k(t,&) = f u(t, )
0

Oouy,, ok
f f = = (L1 9)). (4.2)
{tta,r(2,))>5) t

we hence obtain

ot
By the Hardy-Littlewood inequality we have

ﬂua’/- (t,5)
f f< f 1. (4.3)
{ugyf>t} 0

Combining these estimates we are left with

u a9 Ok
< =S 72 (1, 5y 3 =L )( f - S, s))) (44)
which, after integration, gives
0%k ]
0< 5@ <Sia¢ 7 (ff# - —( f)) (4.5)

We denote by k. the function obtained by replacing u, s by u; s~ in the definition of k. Since all the
previous inequalities become equalities in this case it follows that the function K := k — k* satisfies

% Sz_fz‘zgzéﬁ <0 in (0; Vol()) x (0; )
K(0,-) =0, (4.6)
K(1,0) = 0 = 5(, Vol(Q)).
From the maximum principle, we have K < 0, so that the conclusion follows. If j; and j, are convex
non-decreasing functions, the second conclusion of the theorem follows from [4, Proposition 2].
O
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5. Conclusions and open problems

In this paper, we have undertaken the study of certain non-energetic two-phase optimisation
problems. Of course, our results are partial, and we now present some open problems that we think
are worth investigating.

Open problem I: rearrangements for the time-independent case The first crucial question has to
do with the parabolic problem. Indeed, since the Alvino-Trombetti rearrangement we use is defined
differently for every time ¢, the question of time-independent a remains completely open, and we
believe it may be fruitful to investigate in the future.

Open problem II: possible relaxations of the problem, bang-bang property for the parabolic
optimisation problem The second problem has to do with the conclusion of Theorem I. A more
satisfying conclusion that we could not reach would have been a weak bang-bang property, namely
that, a profile a € A(Q) being given, there exists a € M(Q) that improves the criterion. Usually,
this type of property is obtained using the convexity or concavity of the functional. However, here,
what we proved in Theorem II was that the second-order derivative of the functional is positive on
an infinite dimensional subspace of the space of admissible perturbations. It is unclear whether this
weaker information may be sufficient.

Open problem III: Robin boundary conditions Finally, let us note that, following the recent
progresses in the study of Robin Talenti inequalities [5], it may be very interesting to try and
understand which type of rearrangement of the weight @ may be suitable to obtain Talenti inequalities
for two-phases problems under Robin boundary conditions.
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